DURATION: 0.42

DESCRIPTION

FEDERAL HOME LOAN BANK
FEDERAL HOME LOAN BANK
FED FARM CRD DISCOUNT NT
FED HOME LN DISCOUNT NT
FEDERAL FARM CREDIT BANK
FEDERAL FARM CREDIT BANK
FEDERAL FARM CREDIT BANK
FREDDIE MAC

FREDDIE MAC

FREDDIE MAC

FREDDIE MAC

TREASURY BILL

CASH MGMT BILL

CASH MGMT BILL

US TREASURY N/B

US TREASURY N/B

US TREASURY N/B

FIDELITY TREASURY ONLY MMF
RBC MMKT

TRUIST SECURITES DEPOSIT (COLL
CITIBANK (NON.COLL)

MIZUHO CORPORATE BANK LTD
FEDERAL HOME LOAN BANK
FEDERAL HOME LOAN BANK
FEDERAL HOME LOAN BANK
FED HOME LN DISCOUNT NT
FEDERAL FARM CREDIT BANK
FEDERAL FARM CREDIT BANK
FEDERAL FARM CREDIT BANK
FEDERAL FARM CREDIT BANK
FREDDIE MAC

FREDDIE MAC

MIZUHO CORPORATE BANK LTD
TREASURY BILL

TREASURY BILL

US TREASURY N/B

US TREASURY N/B

US TREASURY N/B

FIDELITY TREASURY ONLY MMF
RBC MMKT

TRUIST SECURITES DEPOSIT (COLL
CITIBANK (NON.COLL)

ASSET CATEGORY

DISCOUNT NOTE

FLOATING RATE BOND

DISCOUNT NOTE

DISCOUNT NOTE

FLOATING RATE BOND

FLOATING RATE BOND

FLOATING RATE BOND

FIXED RATE CALLABLE BOND

FIXED RATE CALLABLE BOND

FIXED RATE CALLABLE BOND

FIXED RATE CALLABLE BOND

U.S. TREASURY

DISCOUNT NOTE

DISCOUNT NOTE

U.S. TREASURY

U.S. TREASURY

U.S. TREASURY

TREASURY MONEY MARKET FUND
TREASURY PLUS MONEY MARKET FUND
COLLATERALIZED DEPOSIT ACCOUNT
COLLATERALIZED DEPOSIT ACCOUNT
OVERNIGHT REPURCHASE AGREEMENT
FIXED RATE BOND

FLOATING RATE BOND

FLOATING RATE BOND

DISCOUNT NOTE

FEDERAL FARM CREDIT BANK
FEDERAL FARM CREDIT BANK
FLOATING RATE BOND

FLOATING RATE BOND

FIXED RATE CALLABLE BOND

FIXED RATE CALLABLE BOND
OVERNIGHT REPURCHASE AGREEMENT
U.S. TREASURY

U.S. TREASURY

U.S. TREASURY

U.S. TREASURY

U.S. TREASURY

TREASURY MONEY MARKET FUND
TREASURY PLUS MONEY MARKET FUND
COLLATERALIZED DEPOSIT ACCOUNT
COLLATERALIZED DEPOSIT ACCOUNT

Office of the State Treasurer
Georgia State Financing and Investment Commission (GSFIC) Holdings
as of December 31, 2020

MATURITY DATE

3/26/2021
12/23/2022
7/13/2021
3/3/2021
11/8/2021
7/8/2022
12/8/2023
8/9/2022
8/9/2022
8/9/2022
4/27/2022
4/29/2021
1/12/2021
2/9/2021
9/30/2022
10/31/2022
5/31/2021
1/4/2021
1/1/2021
1/4/2021
1/1/2021
1/4/2021
12/10/2021
12/15/2022
12/23/2022
3/3/2021
12/6/2023
12/21/2023
11/8/2021
12/8/2023
8/9/2022
8/9/2022
1/4/2021
3/4/2021
1/12/2021
10/31/2022
11/15/2021
5/31/2021
1/4/2021
1/1/2021
1/4/2021
1/1/2021

PAR VALUE
20,000,000.00
50,000,000.00

7,000,000.00
105,000,000.00
25,000,000.00
20,000,000.00
50,000,000.00
85,000,000.00
50,000,000.00
50,000,000.00
8,000,000.00
220,000,000.00
100,000,000.00
100,000,000.00
5,000,000.00
5,000,000.00
100,000,000.00
83,633.85
1,043,140.36
184,160,195.80
874,870.36
70,000,000.00
20,000,000.00
50,000,000.00
50,000,000.00
60,500,000.00
5,000,000.00
5,000,000.00
25,000,000.00
50,000,000.00
35,000,000.00
35,000,000.00
75,000,000.00
100,000,000.00
100,000,000.00

ORIGINAL COST
20,000,000.00
50,000,000.00

6,987,967.78
104,940,874.50
25,000,000.00
19,996,640.00
50,000,000.00
85,453,917.00
50,252,000.00
50,305,500.00
8,100,960.00
219,897,242.40
99,962,083.33
99,950,806.00
4,956,640.63
4,998,046.88
100,707,031.00
83,633.85
1,043,140.36
184,160,195.80
874,870.36
70,000,000.00
20,158,200.00
50,000,000.00
50,000,000.00
60,466,120.00
4,995,850.00
5,037,389.35
25,000,000.00
50,000,000.00
35,176,400.00
35,213,850.00
75,000,000.00
99,944,694.44
99,962,083.33

AMORTIZED COST
20,000,000.00
50,000,000.00

6,993,620.28
104,980,073.73
25,000,000.00
19,996,918.61
50,000,000.00
85,145,422.49
50,080,733.85
50,097,873.78
8,026,653.00
219,931,494.93
99,996,791.67
99,987,541.78
4,984,655.59
4,998,046.88
100,525,023.02
83,633.85
1,043,140.36
184,160,195.80
874,870.36
70,000,000.00
20,051,142.89
50,000,000.00
50,000,000.00
60,488,518.44
4,997,570.45
5,022,318.32
25,000,000.00
50,000,000.00
35,056,513.69
35,068,511.64
75,000,000.00
99,981,055.55
99,996,791.67

MARKET VALUE
20,000,000.00
49,999,991.00

6,993,620.28
104,980,073.73
25,032,561.50
19,987,770.00
49,995,904.50
88,060,869.55
51,800,511.50
51,900,213.00
8,262,431.04
219,940,263.40
99,999,111.00
99,995,500.00
5,151,757.80
5,170,898.45
100,515,625.00
83,633.85
1,043,140.36
184,160,195.80
874,870.36
70,000,000.00
20,513,813.40
49,981,051.50
49,999,991.00
60,488,518.44
5,401,566.45
5,388,043.55
25,032,561.50
49,995,904.50
36,260,358.05
36,330,149.10
75,000,000.00
99,988,528.00
99,999,111.00

10,000,000.00 9,997,070.31 9,998,923.70 10,341,796.90
5,000,000.00 5,006,640.63 5,001,964.39 5,118,750.00
70,000,000.00 70,494,921.70 70,367,516.11 70,360,937.50
82,431.01 82,431.01 82,431.01 82,431.01
1,035,578.37 1,035,578.37 1,035,578.37 1,035,578.37
168,383,104.34 168,383,104.34 168,383,104.34 168,383,104.34
849,298.05 849,298.05 849,298.05 849,298.05
2,122,012,252.14 2,124,475,181.42 2,123,287,928.60 2,134,500,434.78

UNAUDITED



